Modelling of Covariance Structures in
When modelling longitudinal data generalised estimating equations specify a working structure to the within-subject covariance matrices, aiming to produce efficient parameter estimates. Misspecification of the working covariance structure, however, may lead to a great loss of efficiency of the mean parameter estimates. In this paper we propose an approach for joint modelling of the mean and covariance structures of longitudinal data within the framework of generalised estimating equations. The resulted estimates for the mean and covariance parameters are shown to be consistent and asymptotically Normally distributed. Real data analysis and simulation studies
show that the proposed approach yields efficient estimates for both of the mean and covariance parameters.
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